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Summary of Work Accomplished on the Grant.

The work performed on this grant can be divided into the following
areas.,

1. Computational Methods for Optimization.

1.1, Differential Dynamic Programming [12, 27]

1.2, Conversational Language for Optimal Synthesis Experimenter (CLOSE)
[17, 11}

1.3. Stochastic Optimization [10, 2] k

1.4. Penalty Function Method for SVIC [18]

1.5 Parameter Optimization Methods [28, 8]

2. Control Theory.

.1. New Result on SVIC [18, 26]

2. Singular Control Problems and New Necessary Conditions
[25, 21}

+3. Nonlinear Controllability [24]

4

. Differential Games and Ceneralized Control Theory [20, 19, 22,
23, 15]
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3.

Estimation and Decislon Theory.

3.1. Nonlinear Filtering [16] ,
3.2. Smoothing for Correlated Noise [6, 7]
3.3. Pattern Recognition Problems [5, 13]

Applications.,

4.1, Strapdown.Navigation [16]
4.2. Maximum Range Aircraft [3, 1]
4.3. Re-entry Problems [4]

4.4, VSTOL Aircraft [9]

A total of 13 Ph.D. Theses were completed under the partial support

of this Grant.
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